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PURCHASE OF FIXED INCOME SECURITIES

PUR  7/19/12 00282CHU ABBOTT LABORATORIES DISCCP  .1100 110

62993 7/19/12 289687 BGC FINANCIAL 8/28/12 40,000,000.00 99.988 39,995,111.11
PUR  7/16/12 03948GH6 ARCHER DANIELS MIDLAND DISC .1300 130

62939 7/16/12 289684 BARCLAYS CAPITAL INC 8/06/12 39,000,000.00 99.992 38,997,042.50
PUR  7/18/12 03948GH8 ARCHER DANIELS MIDLAND DISC  .1300 130

62971 7/18/12 289686 JP MORGAN CHASE 8/08/12 110,000,000.00 99.992 109,991,658.37
PUR  7/19/12 03948GHL ARCHER DANIELS MIDLAND DISC  .1400 .140

62996 7/19/12 289687 CITIGROUP GBL MKT(FMLY SALO 8/20/12 31,000,000.00 99.988 30,996,142.24
PUR  7/20/12 0530A2GR AUTOMATIC DATA PROCESSING C .1400 .140

63022 7/20/12 289688 BGC FINANCIAL 7/25/12 100,000,000.00 99.998 99,998,055.56
PUR 7/06/12 05722LGD BAKER HUGHES INC DISC CP 1700 170

62779 7/06/12 289678 BARCLAYS CAPITAL INC 7/13/12 38,575,000.00 99.997 38,573,724.86
PUR  7/13/12 05722L.H3 BAKER HUGHES INC DISC CP .1700 170

62921 7/13/12 289683 BARCLAYS CAPITAL INC 8/03/12 15,000,000.00 99.990 14,998,512.50
PUR  7/09/12 05722LHA BAKER HUGHES INC DISC CP .2000 .200

62804 7/09/12 289679 WELLS FARGO 8/10/12 24,600,000.00 99.982 24,595,626.66
PUR  7/30/12 05722LHD BAKER HUGHES INC DISC CP .1300 130

63143 7/30/12 289694 BARCLAYS CAPITAL INC 8/13/12 25,000,000.00 99.995 24,998,736.10
PUR  7/23/12 05722LHN BAKER HUGHES INC DISC CP .1600 .160

63049 7/23/12 289689 WELLS FARGO 8/22/12 21,000,000.00 99.987 20,997,200.01
PUR  7/27/12 05722L.JR BAKER HUGHES INC DISC CP .1900 .190

63127 7/27/12 289693 WELLS FARGO SECURITIES ~ 9/25/12 35,000,000.00 99.968 34,988,916.67



QED-R2v11.00

DELIVER TO: TYIJHIN STATE OF NEW JERSEY 5050
PRODUCTION: 8/08/12 DIVISION OF INVESTMENT
PROGRAM ID: Q_D1.DETAIL
DETAIL REPORT OF SECURITIES TRANSACTIONS
DURING THE PERIOD 7/01/12 THROUGH 7/31/12
CASH MANAGEMENT FD (5050) -Cont. PAGE: 2

TRXN/ TRADE/ CUSIP/ SECURITY DESCRIPTION/ RATE/ YIELD/ EXPENSE/
INVNT# DELIVERY DOCUMENTBROKER/SERVICER OF RECORD MATURITY PAR-OR-SHARES PRICE

COMMISSION COST/PROCEEDS GAIN-OR-LOSS

PUR  7/24/12 06366VZF BANK OF MONTREAL YANKEE CD  .1200 120

63076 7/24/12 289690 BMO CAPITAL MARKETS 8/01/12 140,000,000.00 100.00 140,000,000.00
PUR  7/24/12 06366VZL BANK OF MONTREAL YANKEE CD  .1500 .150

63077 7/24/12 289690 BMO CAPITAL MARKETS 9/14/12 61,000,000.00 100.00 61,000,000.00
PUR  7/30/12 06405WGX BANK OF NY MELLON CORP DISC  .1000 .100

63140 7/30/12 289694 BANK OF NEW YORK CAPITAL MA 7/31/12 60,000,000.00 100.00 59,999,833.33
PUR  7/25/12 06405WH1 BANK OF NY MELLON CORP DISC .1000 .100

63094 7/25/12 289691 BANK OF NEW YORK CAPITAL MA 8/01/12 51,000,000.00 99.998 50,999,008.34
PUR  7/20/12 06405WHH BANK OF NY MELLON CORP DISC  .1000 .100

63023 7/20/12 289688 BANK OF NEW YORK CAPITAL MA 8/17/12 89,000,000.00 99.992 88,993,077.78
PUR  7/20/12 06405WHM BANK OF NY MELLON CORP DISC  .1000 .100

63025 7/20/12 289688 BANK OF NEW YORK CAPITAL MA 8/21/12 20,000,000.00 99.991 19,998,222.22
PUR 7/05/12 06417E5B BANK OF NOVA SCOTIA YANKEE 1500 .150

62768 7/05/12 289677 SCOTIA CAPITAL MARKETS (DOM 8/08/12 66,000,000.00 100.00 66,000,000.00
PUR  7/09/12 06417E5L BANK OF NOVA SCOTIA YANKEE .1500 150

62802 7/09/12 289679 SCOTIA CAPITAL MARKETS (DOM 8/10/12 130,000,000.00 100.00 130,000,000.00
PUR  7/09/12 13606YKV CANADIAN IMPERIAL BK COMM N .1450 145

62803 7/09/12 289679 CIBC Oppenheimer 8/10/12 100,000,000.00 100.00 100,000,000.00

PUR  7/09/12 13606YKW CANADIAN IMPERIAL BK COMMN  .1300 130

62805 7/09/12 289679 CIBC Oppenheimer 8/01/12 76,000,000.00 100.00 76,000,000.00

PUR  7/24/12 13607JLQ CANADIAN IMPERIAL HLDGS IBN .1200 120

63079 7/24/12 289690 CIBC Oppenheimer 7/25/12 6,815,000.00 100.00 6,815,000.00

PUR 7/02/12 13607JMF CANADIAN IMPERIAL HOLDINGS  .1200 120
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PUR  7/12/12 13607JMK CANADIAN IMPERIAL HOLDINGS  .1400 .140

62915 7/12/12 289682 CIBC Oppenheimer 7/13/12 10,970,000.00 100.00 10,970,000.00
PUR  7/17/12 13607JML CANADIAN IMPERIAL HLDGS IBN  .1500 .150

62956 7/17/12 289685 CIBC Oppenheimer 7/18/12 10,000,000.00 100.00 10,000,000.00
PUR  7/17/12 13607JML CANADIAN IMPERIAL HLDGS IBN  .1500 150

62957 7/17/12 289685 CIBC Oppenheimer 7/18/12 13,844,000.00 100.00 13,844,000.00
PUR  7/19/12 13607JMM CANADIAN IMPERIAL HLDGS IBN  .1400 .140

62998 7/19/12 289687 CIBC Oppenheimer 8/21/12 19,000,000.00 100.00 19,000,000.00
PUR  7/19/12 13607JMN CANADIAN IMPERIAL HLDGS IBN  .0900 .090

63000 7/19/12 289687 CIBC Oppenheimer 7/20/12 11,000,000.00 100.00 11,000,000.00
PUR  7/20/12 13607JMP CANADIAN IMPERIAL HLDGS IBN  .1100 110

63033 7/20/12 289688 CIBC Oppenheimer 7/23/12 7,538,000.00 100.00 7,538,000.00
PUR 7/25/12 13607JMR CANADIAN IMPERIAL HLDGS IBN  .1300 130

63098 7/25/12 289691 CIBC Oppenheimer 7/26/12 19,500,000.00 100.00 19,500,000.00
PUR  7/23/12 14178LGQ CARGILL INCDISCCP .1600 .160

63066 7/23/12 289689 CREDIT SUISSE SEC - CURRENC 7/24/12 7,360,000.00 100.00 7,359,967.29
PUR 7/12/12 16677JH9 CHEVRON CORP DISC CP .0900 .090

62911 7/12/12 289682 BARCLAYS CAPITAL INC 8/09/12 100,000,000.00 99.993 99,993,000.00
PUR  7/23/12 16677J34 CHEVRON CORP DISC CP .1000 .100

63048 7/23/12 289689 JP MORGAN CHASE 9/04/12 98,500,000.00 99.988 98,488,234.77
PUR  7/23/12 16677JJ5 CHEVRON CORP DISC CP .1000 .100

63065 7/23/12 289689 BARCLAYS CAPITAL INC 9/05/12 55,000,000.00 99.988 54,993,277.79

PUR 7/09/12 19416EGK COLGATE PALMOLIVE CODISCC .1000 .100
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PUR  7/24/12 19416EH2 COLGATE PALMOLIVE CODISCC .1000 .100

63078 7/24/12 289690 CITIGROUP GBL MKT(FMLY SALO 8/02/12 24,000,000.00 99.998 23,999,400.00
PUR  7/25/12 19416EH2 COLGATE PALMOLIVECODISCC .1000 .100

63097 7/25/12 289691 CITIGROUP GBL MKT(FMLY SALO 8/02/12 35,500,000.00 99.998 35,499,211.12
PUR  7/12/12 2082M2GG CONOCO PHILLIPS DISC CP .1300 130

62910 7/12/12 289682 JP MORGAN 7/16/12 40,000,000.00 99.999 39,999,422.24

PUR  7/13/12 2082M2GK CONOCO PHILLIPS DISC CP .1400 .140

62924 7/13/12 289683 JP MORGAN 7/19/12 7,880,000.00 99.998 7,879,816.14

PUR  7/17/12 2082M2H7 CONOCO PHILLIPS DISC CP .1400 .140

62955 7/17/12 289685 JP MORGAN CHASE 8/07/12 30,000,000.00 99.992 29,997,549.99
PUR  7/30/12 23585LH3 DANAHER CORP DISC CP .1400 .140

63150 7/30/12 289694 BGC FINANCIAL 8/03/12 25,000,000.00 99.998 24,999,611.11

PUR  7/12/12 2635J4GW DUPONT EI DENEMOURS CO DISC  .1400 .140

62913 7/12/12 289682 CREDIT SUISSE SEC (USA)LLC 7/30/12 50,000,000.00 99.993 49,996,500.00
PUR 7/03/12 29101AHL EMERSON ELECTRIC DISC CP .1400 140

62759 7/03/12 289676 JP MORGAN CHASE 8/20/12 34,604,000.00 99.981 34,597,540.58
PUR  7/09/12 29101AHN EMERSON ELECTRIC DISC CP .1300 130

62807 7/09/12 289679 JP MORGAN 8/22/12 50,000,000.00 99.984 49,992,055.55

PUR  7/12/12 29101AHV EMERSON ELECTRIC DISC CP .1300 130

62914 7/12/12 289682 JP MORGAN 8/29/12 20,400,000.00 99.983 20,396,464.01

PUR  7/16/12 29101AHW EMERSON ELECTRIC DISC CP .1100 110

62938 7/16/12 289684 JP MORGAN CHASE 8/30/12 36,000,000.00 99.986 35,995,050.00

PUR  7/18/12 29101AHX EMERSON ELECTRIC DISC CP .1000 .100
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PUR  7/30/12 3022W1L3 EXXON MOBILE CORP IBN .0400 .040

63144 7/30/12 289694 EXXON MOBIL CORP. 8/01/12 100,000,000.00 100.00 100,000,000.00

PUR  7/25/12 313384H4 FEDL HOME LOAN BK CONSDISC .1250 125

63096 7/25/12 289691 CITIGROUP GBL MKT(FMLY SALO 9/26/12 73,000,000.00 99.978 72,984,031.25
PUR  7/19/12 313384J3 FED HM LN BK CORP DISC NTS  .1150 115

62999 7/19/12 289687 JP MORGAN 10/03/12 59,000,000.00 99.976 58,985,676.10

PUR  7/19/12 313384J3 FED HM LN BK CORP DISCNTS  .1150 115

63001 7/19/12 289687 MORGAN STANLEY 10/03/12 35,000,000.00 99.976 34,991,502.77

PUR  7/27/12 313384L3 FEDL HOME LOAN BK CONS DISC .1200 120

63129 7/27/12 289693 GOLDMAN SACHS & COMPANY  10/19/12 11,988,000.00 99.972 11,984,643.36
PUR  7/25/12 313384L8 FEDL HOME LOAN BK CONS DISC .1350 135

63095 7/25/12 289691 BNP PARIBAS SECURITIES CORP 10/24/12 100,000,000.00 99.966 99,965,875.00
PUR  7/31/12 313384L8 FEDL HOME LOAN BK CONS DISC .1200 120

63190 7/31/12 289695 NOMURA SECURITIES INT'L (DO 10/24/12 56,000,000.00 99.972 55,984,133.35
PUR  7/03/12 3696E37L GENERAL ELECTRIC CO IBN .1500 150

62757 7/03/12 289676 GENERAL ELECTRIC COMPANY  8/02/12 50,000,000.00 100.00 50,000,000.00
PUR  7/11/12 3696E4AN GENERAL ELECTRIC CO IBN .1400 .140

62864 7/11/12 289681 GENERAL ELECTRIC COMPANY  8/09/12 50,000,000.00 100.00 50,000,000.00
PUR  7/30/12 3696E4BR GENERAL ELECTRIC CO IBN .1000 .100

63142 7/30/12 289694 GENERAL ELECTRIC COMPANY  7/31/12 120,000,000.00 100.00 120,000,000.00
PUR  7/31/12 49438THQ KIMBERLY CLARK WORLDWIDE DI .1000 .100

63195 7/31/12 289695 JP MORGAN CHASE 8/24/12 3,750,000.00 99.993 3,749,750.00

PUR  7/18/12 58013LHD MCDONALDS CORP DISC CP .1100 110
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PUR  7/05/12 63253LQH NATIONAL AUSTRALIABKIBN  .1400 .140

62767 7/05/12 289677 NATL AUSTRALIA FUNDING DELA 7/06/12 90,000,000.00 100.00 90,000,000.00
PUR  7/16/12 63253LQJ NATIONAL AUSTRALIABKIBN  .1400 .140

62946 7/16/12 289684 NATL AUSTRALIA FUNDING DELA 7/17/12 2,841,000.00 100.00 2,841,000.00
PUR  7/17/12 63253LQK NATIONAL AUSTRALIAFDGDE| .1400 .140

62950 7/17/12 289685 NATL AUSTRALIA FUNDING DELA 7/18/12 22,000,000.00 100.00 22,000,000.00
PUR  7/18/12 63253LQL NATIONAL AUSTRALIAFDGDEI .1100 110

62974 7/18/12 289686 NATL AUSTRALIA FUNDING DELA 7/19/12 4,342,000.00 100.00 4,342,000.00
PUR  7/30/12 63253LQM NATIONAL AUSTRALIABKIBN  .1100 110

63141 7/30/12 289694 NATL AUSTRALIA FUNDING DELA 7/31/12 90,000,000.00 100.00 90,000,000.00
PUR  7/31/12 63253LQN NATIONAL AUSTRALIABKIBN  .1000 .100

63188 7/31/12 289695 NATL AUSTRALIA FUNDING DELA 8/01/12 55,000,000.00 100.00 55,000,000.00
PUR  7/30/12 64105GHD NESTLE CAPITAL CORP DISCCP .0600 .060

63146 7/30/12 289694 BGC FINANCIAL 8/13/12 50,000,000.00 99.998 49,998,833.33

PUR  7/19/12 68323JHU ONTARIO PROVINCE DISC CP 1100 110

62994 7/19/12 289687 CIBC WOOD GUNDY SECURITIES 8/28/12 50,000,000.00 99.988 49,993,888.89
PUR 7/09/12 71344THG PEPSICO INC DISC CP .0900 .090

62806 7/09/12 289679 JP MORGAN 8/16/12 25,000,000.00 99.991 24,997,625.00

PUR  7/17/12 71344THT PEPSICO INC DISC CP .1000 .100

62953 7/17/12 289685 BGC FINANCIAL 8/27/12 73,000,000.00 99.989 72,991,686.12

PUR  7/06/12 71344TJ4 PEPSICO INC DISC CP .1100 110

62791 7/06/12 289678 BGC FINANCIAL 9/04/12 60,000,000.00 99.982 59,989,000.00

PUR 7/05/12 74005HGH PRAXAIR INC DISC CP .1000 .100
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PUR  7/09/12 74005HH3 PRAXAIR INC DISC CP .1000 .100

62808 7/09/12 289679 BGC FINANCIAL 8/03/12 40,000,000.00 99.993 39,997,222.22

PUR  7/16/12 74005HHF PRAXAIR INC DISC CP .1100 110

62941 7/16/12 289684 GOLDMAN SACHS & COMPANY  8/15/12 50,000,000.00 99.991 49,995,416.65
PUR  7/18/12 74005HHL PRAXAIR INC DISC CP 1150 115

62973 7/18/12 289686 RBS GREENWICH 8/20/12 40,000,000.00 99.989 39,995,783.32
PUR  7/19/12 74005HHN PRAXAIR INC DISC CP .1100 110

63002 7/19/12 289687 BGC FINANCIAL 8/22/12 13,286,000.00 99.990 13,284,619.73

PUR  7/23/12 74005HHQ PRAXAIR INC DISC CP .1100 110

63063 7/23/12 289689 GOLDMAN SACHS & COMPANY  8/24/12 36,000,000.00 99.990 35,996,479.99
PUR  7/06/12 7426M4H6 PRIVATE EXPORT FDG CORP DIS  .1100 110

62794 7/06/12 289678 WELLS FARGO 8/06/12 36,406,000.00 99.991 36,402,551.55

PUR  7/19/12 7426M4J4 PRIVATE EXPORT FDG CORP DIS  .1300 130

62997 7/19/12 289687 WILLIAMS CAPITAL GROUP 9/04/12 20,000,000.00 99.983 19,996,605.56
PUR  7/12/12 7426M4J5 PRIVATE EXPORT FUNDING DISC  .1300 130

62912 7/12/12 289682 WILLIAMS CAPITAL GROUP 9/05/12 60,000,000.00 99.980 59,988,083.33
PUR  7/30/12 78009NHP ROYAL BANK OF CANADA YANKEE .0900 .090

63151 7/30/12 289694 RBC CAPITAL (DOMESTIC) 8/29/12 75,000,000.00 100.00 75,000,000.00
PUR  7/13/12 89112XM3 TORONTO DOMINION BK NY YANK .1500 150

62920 7/13/12 289683 TD SECURITIES 8/13/12 75,000,000.00 100.00 75,000,000.00

PUR  7/13/12 89112XM3 TORONTO DOMINION BK NY YANK .1500 .150

62923 7/13/12 289683 TD SECURITIES 8/13/12 20,000,000.00 100.00 20,000,000.00

PUR  7/20/12 89112XP6 TORONTO DOMINION BK NY YANK .1500 150
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PUR  7/25/12 89233GJ7 TOYOTAMOTOR CREDITDISCC  .1200 120

63093 7/25/12 289691 TOYOTA MOTOR CR CORP. 9/07/12 80,000,000.00 99.985 79,988,266.67
PUR  7/18/12 9033EOHH US BANK DISC CP .1100 110

62967 7/18/12 289686 US Bank (issuer) 8/17/12 59,000,000.00 99.991 58,994,591.67

PUR  7/25/12 9033EOHT US BANK DISC CP .1100 110

63092 7/25/12 289691 US Bank (issuer) 8/27/12 61,000,000.00 99.990 60,993,849.16

PUR  7/30/12 9113A2GX UNITED PARCEL SVCINCDISC  .0250 .025

63138 7/30/12 289694 JP MORGAN CHASE 7/31/12 50,000,000.00 100.00 49,999,965.30

PUR  7/25/12 9127956Y U.S. TREASURY BILLS 1305 131

63099 7/25/12 289691 BARCLAYS CAPITAL INC 12/27/12 25,770,000.00 99.944 25,755,520.48
PUR  7/20/12 9127957B U.S. TREASURY BILLS 1375 138

63026 7/20/12 289688 MORGAN STANLEY 1/17/13 110,000,000.00 99.931 109,923,954.87

PUR  7/26/12 9127957B U.S. TREASURY BILLS .1380 138

63117 7/26/12 289692 GOLDMAN SACHS & COMPANY  1/17/13 35,000,000.00 99.933 34,976,520.83
PUR 7/31/12 9127957B U.S. TREASURY BILLS 1300 130

63192 7/31/12 289695 JP MORGAN 1/17/13 84,000,000.00 99.939 83,948,433.33

PUR  7/26/12 9127957C U.S. TREASURY BILLS .1380 .138

63121 7/26/12 289692 BNP PARIBAS SECURITIES CORP 1/24/13 14,337,000.00 99.930 14,326,997.55
PUR  7/27/12 9127957C U.S. TREASURY BILLS .1430 143

63125 7/27/12 289693 BNP PARIBAS SECURITIES CORP 1/24/13 54,600,000.00 99.928 54,560,744.12
PUR  7/27/12 9127957C U.S. TREASURY BILLS .1420 142

63128 7/27/12 289693 BNP PARIBAS SECURITIES CORP 1/24/13 35,000,000.00 99.929 34,975,011.95

PUR  7/20/12 912828PW U.S. TREASURY NOTES .6250 151
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PUR  7/06/12 91302CHH UNITED TECHNOLOGIES CORP DI .1500 150

62780 7/06/12 289678 BARCLAYS CAPITALINC 8/17/12 36,425,000.00 99.983 36,418,625.63

PUR  7/11/12 91302CHW UNITED TECHNOLOGIES DISCCP  .1500 .150

62867 7/11/12 289681 BARCLAYS CAPITAL INC 8/30/12 20,000,000.00 99.979 19,995,833.34

PUR  7/11/12 91302CHW UNITED TECHNOLOGIES DISC CP  .1500 150

62879 7/11/12 289681 BARCLAYS CAPITAL INC 8/30/12 4,908,000.00 99.979 4,906,977.50

PUR  7/30/12 93114EH6 WALMART STORES INCDISCCP  .0700 .070

63149 7/30/12 289694 BARCLAYS CAPITAL INC 8/06/12 60,000,000.00 99.999 59,999,183.34

PUR  7/13/12 93114EHE WALMART STORES INCDISCCP  .1000 .100

62922 7/13/12 289683 BGC FINANCIAL 8/14/12 100,000,000.00 99.991 99,991,111.12

PUR  7/23/12 93114EHG WALMART STORES INCDISCCP  .1000 .100

63047 7/23/12 289689 CITIGROUP GBL MKT(FMLY SALO 8/16/12 80,000,000.00 99.993 79,994,666.64

PUR  7/23/12 93114EHG WALMART STORESINCDISCCP  .1150 115

63046 7/23/12 289689 CREDIT SUISSE SEC - CURRENC 8/16/12 14,600,000.00 99.992 14,598,880.66

PUR  7/18/12 93114EHL WALMART STORES INCDISCCP  .1100 110

62968 7/18/12 289686 BGC FINANCIAL 8/20/12 30,000,000.00 99.990 29,996,975.00

PUR  7/27/12 93114EHM WALMART STORES INC DISCCP  .0900 .090

63126 7/27/12 289693 CIBC Oppenheimer 8/21/12 35,400,000.00 99.994 35,397,787.50

PUR  7/19/12 93114EHN WALMART STORES INCDISCCP  .1150 115

62995 7/19/12 289687 CITIGROUP GBL MKT(FMLY SALO 8/22/12 60,000,000.00 99.989 59,993,483.34
SUBTOTAL FIXED PURCHASES: 5637414000.00 5636967722.92

TOTAL FUND PURCHASES: 5637414000.00 5636967722.92
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TRXN/ TRADE/ CUSIP/ SECURITY DESCRIPTION/  RATE/ YIELD/ EXPENSE/
INVNT# DELIVERY DOCUMENTBROKER/SERVICER OF RECORD MATURITY PAR-OR-SHARES PRICE  COMMISSION COST/PROCEEDS GAIN-OR-LOSS

SALES OF FIXED INCOME SECURITIES

SALE 7/02/12 9127956G U.S. TREASURY BILLS 1110 A11
61860 7/02/12 289675 GOLDMAN SACHS & COMPANY  9/06/12 27,200,000.00 99.987 27,196,584.13  2,119.33
SALE 7/05/12 9127956G U.S. TREASURY BILLS 1110 A11
61860 7/05/12 289677 CREDIT SUISSE SEC (USA) LLC 9/06/12 6,668,000.00 99.989 6,667,259.02 554.28
SUBTOTAL FIXED SALES: 33,868,000.00 33,863,843.15 267361
TOTAL FUND SALES: 33,868,000.00 33,863,843.15  2,673.61

END OF REPORT FOR: CASH MANAGEMENT FD

* NOTE: The format of this listing does not accommodate the *
* presentation of information related to non-BC$ denominated *
* investments. All such information has been categorically *

* excluded from the content of this report. *
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TYPE: MAT

TRADE ACTIVITY 7/01/12 THRU 7/31/12 PAGE: 1
INVST# TYPE TRADE _ SETTLE SECURITY-DESCRIPTION FUND _PAR/SHARES CHANGE-TO-BOOKINT/DIV-RCPT GAIN/LOSS
263079 MAT 7/25/12 7/25/12 CANADIAN IM .120 7/25/12 5050 6,815,000.00 6,815,000.00 22.72
262546 MAT 7/09/12 7/09/12 CANADIAN IM .130 7/09/12 5050 18,895,000.00 18,895,000.00 955.30
262738 MAT 7/06/12 7/06/12 CANADIAN IM .120 7/06/12 5050 160,000,000.00 160,000,000.00  2,133.36
262756 MAT 7/05/12 7/05/12 CANADIAN IM .120 7/05/12 5050 30,000,000.00 30,000,000.00 200.00
262915 MAT 7/13/12 7/13/12 CANADIAN IM .140 7/13/12 5050 10,970,000.00 10,970,000.00 42.66
262956 MAT 7/18/12 7/18/12 CANADIAN IM .150 7/18/12 5050 10,000,000.00 10,000,000.00 41.67
262957 MAT 7/18/12 7/18/12 CANADIAN IM .150 7/18/12 5050 13,844,000.00 13,844,000.00 57.68
263000 MAT 7/20/12 7/20/12 CANADIAN IM .090 7/20/12 5050 11,000,000.00 11,000,000.00 27.50
263033 MAT 7/23/12 7/23/12 CANADIAN IM .110 7/23/12 5050 7,538,000.00 7,538,000.00 69.10
263098 MAT 7/26/12 7/26/12 CANADIAN IM .130 7/26/12 5050 19,500,000.00 19,500,000.00 70.42
262723 MAT 7/10/12 7/10/12 GENERAL ELE .070 7/10/12 5050 50,000,000.00 50,000,000.00  1,069.47
263142 MAT 7/31/12 7/31/12 GENERAL ELE .100 7/31/12 5050 120,000,000.00 120,000,000.00 333.33
262753 MAT 7/05/12 7/05/12 NATIONAL AU .140 7/05/12 5050 90,000,000.00 90,000,000.00 700.01
262767 MAT 7/06/12 7/06/12 NATIONAL AU .140 7/06/12 5050 90,000,000.00 90,000,000.00 350.00
262946 MAT 7/17/12 7/17/12 NATIONAL AU .140 7/17/12 5050 2,841,000.00 2,841,000.00 11.05
262950 MAT 7/18/12 7/18/12 NATIONAL AU .140 7/18/12 5050 22,000,000.00 22,000,000.00 85.56
262974 MAT 7/19/12 7/19/12 NATIONAL AU .110 7/19/12 5050 4,342,000.00 4,342,000.00 13.27
263141 MAT 7/31/12 7/31/12 NATIONAL AU .110 7/31/12 5050 90,000,000.00 90,000,000.00 275.00
18 TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20) 757,745,000.00 757,745,000.00  6,458.10
261863 MAT 7/03/12 7/03/12 HYDRO QUEBE .160 7/03/12 5050 50,000,000.00 50,000,000.00

1 TXNS FOR: GOVT CANADA COMMERC PAPER DISCOU (TYPE: 21) 50,000,000.00 50,000,000.00

262325 MAT
262471 MAT
262726 MAT
263022 MAT

711112 7/11/12 ABBOTT LABO
7/30/12 7/30/12 ABBOTT LABO
7/13/12 7/13/12 ARCHER DANI
7/25/12 7/25/12 AUTOMATIC D

.100 7/11/12 5050 37,000,000.00 37,000,000.00
.120 7/30/12 5050 20,000,000.00 20,000,000.00
.100 7/13/12 5050 30,000,000.00 30,000,000.00
.140 7/25/12 5050 100,000,000.00 100,000,000.00

262308 MAT
262779 MAT
262425 MAT
263140 MAT
263066 MAT
262420 MAT
262442 MAT
262801 MAT

7/06/12 7/06/12 BAKER HUGHE .170 7/06/12 5050 50,000,000.00 50,000,000.00
7/13/12 7/13/12 BAKER HUGHE .170 7/13/12 5050 38,575,000.00 38,575,000.00
7/03/12 7/03/12 BANK OF NY .100 7/03/12 5050 41,500,000.00 41,500,000.00
7/31/12 7/31/12 BANK OF NY .100 7/31/12 5050 60,000,000.00 60,000,000.00
7124/12 7/24/12 CARGILL INC .160 7/24/12 5050 7,360,000.00 7,360,000.00
7/16/12 7/16/12 CHEVRON COR .100 7/16/12 5050 50,000,000.00 50,000,000.00
7/18/12 7/18/12 CHEVRON COR .110 7/18/12 5050 20,000,000.00 20,000,000.00
7/19/12 7/19/12 COLGATE PAL .100 7/19/12 5050 54,850,000.00 54,850,000.00
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262924 MAT 7/19/12 7/19/12 CONOCO PHIL .140 7/19/12 5050 7,880,000.00 7,880,000.00
262469 MAT 7/19/12 7/19/12 DANAHER COR .170 7/19/12 5050 40,000,000.00 40,000,000.00
262497 MAT 7/26/12 7/26/12 DEERE & CO .140 7/26/12 5050 125,000,000.00 125,000,000.00
262370 MAT 7/02/12 7/02/12 DUPONT EID .160 7/02/12 5050 45,000,000.00 45,000,000.00
262371 MAT 7/11/12 7/11/12 DUPONT EID .140 7/11/12 5050 6,242,000.00 6,242,000.00
262372 MAT 7/17/12 7/17/12 DUPONT EID .170 7/17/12 5050 53,695,000.00 53,695,000.00
262429 MAT 7/18/12 7/18/12 DUPONT EID .160 7/18/12 5050 25,000,000.00 25,000,000.00
262441 MAT 7/18/12 7/18/12 DUPONT EID .160 7/18/12 5050 50,000,000.00 50,000,000.00
262913 MAT 7/30/12 7/30/12 DUPONT EID .140 7/30/12 5050 50,000,000.00 50,000,000.00
262472 MAT 7/25/12 7/25/12 EMERSON ELE .120 7/25/12 5050 10,000,000.00 10,000,000.00
262470 MAT 7/27/12 7/27/12 PEPSICO INC .100 7/27/12 5050 50,000,000.00 50,000,000.00
262424 MAT 7/19/12 7/19/12 PFIZERINC .110 7/19/12 5050 81,500,000.00 81,500,000.00
262467 MAT 7/19/12 7/19/12 PFIZER INC .110 7/19/12 5050 5,000,000.00 5,000,000.00
262534 MAT 7/09/12 7/09/12 PRAXAIR INC .130 7/09/12 5050 22,000,000.00 22,000,000.00
262552 MAT 7/12/12 7/12/12 PRAXAIRINC .120 7/12/12 5050 60,000,000.00 60,000,000.00
262773 MAT 7/17/12 7/17/12 PRAXAIR INC .100 7/17/12 5050 15,000,000.00 15,000,000.00
262769 MAT 7/23/12 7/23/12 PRAXAIR INC .120 7/23/12 5050 35,000,000.00 35,000,000.00
262477 MAT 7/20/12 7/20/12 PRIVATE EXP .110 7/20/12 5050 30,000,000.00 30,000,000.00
262428 MAT 7/25/12 7/25/12 TOYOTAMOTO .150 7/25/12 5050 74,000,000.00 74,000,000.00
263138 MAT 7/31/12 7/31/12 UNITED PARC .025 7/31/12 5050 50,000,000.00 50,000,000.00
262474 MAT 7/23/12 7/23/12 WALMART STO .120 7/23/12 5050 42,000,000.00 42,000,000.00
262496 MAT 7/23/12 7/23/12 WALMART STO .110 7/23/12 5050 75,000,000.00 75,000,000.00
262466 MAT 7/30/12 7/30/12 WALMART STO .130 7/30/12 5050 25,000,000.00 25,000,000.00
262475 MAT 7/30/12 7/30/12 WALMART STO .130 7/30/12 5050 75,000,000.00 75,000,000.00

37 TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25) 1601602000.00 1601602000.00

262502 MAT 7/24/12 7/24/12 BANK OF MON .170 7/24/12 5050 175,000,000.00 175,000,000.00 27,270.83

262509 MAT 7/24/12 7/24/12 BANK OF MON .170 7/24/12 5050 26,000,000.00 26,000,000.00  4,051.67

262541 MAT 7/05/12 7/05/12 BANK OF NOV .150 7/05/12 5050 100,000,000.00 100,000,000.00  4,166.67

262554 MAT 7/06/12 7/06/12 BANK OF NOV .150 7/06/12 5050 50,000,000.00 50,000,000.00  2,083.33

262553 MAT 7/09/12 7/09/12 BANK OF NOV .150 7/09/12 5050 46,000,000.00 46,000,000.00  2,491.67

262703 MAT 7/27/12 7/27/12 ROYAL BANK .100 7/27/12 5050 50,000,000.00 50,000,000.00  4,027.78

262707 MAT 7/27/12 7/27/12 ROYAL BANK .100 7/27/12 5050 35,000,000.00 35,000,000.00  2,819.44

262560 MAT 7/13/12 7/13/12 TORONTO DOM .150 7/13/12 5050 95,000,000.00 95,000,000.00  6,729.17

262716 MAT 7/20/12 7/20/12 TORONTO DOM .150 7/20/12 5050 100,000,000.00 100,000,000.00 8,750.00
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260567 MAT 7/12/12 7/12/12 US TREASURY .063 7/12/12 5050 187,000,000.00 187,000,000.00
1 TXNSFOR: U.S. TREASURY BILLS (TYPE: 110) 187,000,000.00 187,000,000.00

259566 MAT 7/15/12 7/15/12 U.S. TREASU 1.500 7/15/12 5050 55,000,000.00 55,000,000.00 412,500.00

259088 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 24,800,000.00 24,800,000.00  77,500.00

259451 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 27,095,000.00 27,095,000.00 84,671.88

260048 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 99,442,000.00 99,442,000.00 310,756.25

260250 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 100,000,000.00 100,000,000.00 312,500.00

260269 MAT 7/31/12 7/31/12 U.S. TREASU .625 7/31/12 5050 60,000,000.00 60,000,000.00 187,500.00

260278 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 150,000,000.00 150,000,000.00 468,750.00

260282 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 13,580,000.00 13,580,000.00 42,437.50

260347 MAT 7/31/12 7/31/12 US TREASURY .625 7/31/12 5050 98,000,000.00 98,000,000.00 306,250.00

9 TXNSFOR: U.S. TREASURY NOTES (TYPE: 120) 627,917,000.00 627,917,000.00 2,202,865.63

75 TRANSACTIONS FOR: CASH MANAGEMENT FD (FUND 5050)01264000.00 3901264000.00 2,271,714.29

75 "MAT " TRANSACTIONS REPORTED 3901264000.00 3901264000.00 2,271,714.29
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75 TRANSACTIONS REPORTED DURING PERIOD 3901264000.00 3901264000.00 2,271,714.29

* END OF REPORT ****

* NOTE: The format of this listing does not accommodate the *
* presentation of information related to non-BC$ denominated *
* investments. All such information has been categorically *

* excluded from the content of this report. *
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